(see also Lepingle [S1) . No novelty claim is made, but Seshadri's remark probably deserves to be more widely known (see, e.g., Rogers-Satchell [6] for some consequences) ; ; moreover, the arguments developed below are very dif f erent f rom those in [7] , which hinge on some "foliation" property of certain exponential families.
Theorem I (Seshadri) ii) iii) We then go back to (6) to end the proof of (4)x by writing : i P(Sx a) = P(1 2a e a-x) = P(1 2 e (a -x 2)2 -x 2 4 )
The proof of (4) 
where N, N' and N" are 3 independent N(0,1) variables. may be obtained by using the same arguments.
ii) Our proof will consist in using the identity in law : :
(Za ; Zb) (law) Za+b(Za,b
; 1-Za,b)
where Za and Zb are two independent gamma variables, with respective parameters a and b, and is a beta variable with parameters (a,b).
We shall use (7) 
1' 2
Consequently, from (4'), we deduce:
To f inish the proof, we take t = 1, and we obtain:
where on the r.h.s, the beta and gamma variables are assumed to be independent.
Finally, reading (?) from right to left, the joint law found in (8) 
